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The proof uses explicitly some independence properties of N. However, formula (2) has nothing to do with independence or any other characteristic properties of the Poisson process but is solely due to stationarity. It is therefore valid in much more generality for any stationary input, provided that P in (2) is replaced by its Palm transformation pO with respect to the input point process N. (For the notion of the Palm distribution see [1] , [2] , [4] .) In other words we make the following claim.
Proposition. Let (Tn' h n), n E 7L be a stationary marked point process defined on some probability space (Q, F, P). Let N denote the underlying point process (with points· .. < To~0 < 1; < 1; < ...) and let I be its rate (0 < )., < (0). The marks h; take values in the space of non-increasing non-negative functions on [0, (0). Define (3) t E Ill.
Then the intensity of upcrossings of u by X is (4) where pO is the Palm transformation of P with respect to N.
Proof. X crosses u at time t if X(t-)~u and X(t+) > u. This can happen only if t = T" since these are the only increase points of X. Let An = {X(T,,-)~u, X(T,,+) > u} = Letters to the editor apply Campbell's formula to (5) (see [1] , [2] ) to see that (5) equals:
(since po{~= O} = 1). This proves the claim.
We can now see that if we take N to be a Poisson process and h; = h for all n, where h is a deterministic function, then process (3) is equal to (1) and formula (4) yields (2) since po, for a Poisson process, is equal to P.
